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Total Composite 3,295,857,177 100.0 100.0 1.6 8.2 8.4 9.4 2.5 7.8 Aug-94
Allocation Index    1.2 7.5 7.7 8.2 2.1 -- Aug-94
Policy Index    1.1 7.7 7.5 9.0 2.5 -- Aug-94
PRIT Core Fund/Teachers 1,296,516,341 39.3  1.3 8.2 7.1 -- -- 10.8 Jul-10

PRIT Core Fund    1.3 8.2 7.1 Jul-10
50% MSCI ACWI (Gross) / 50% CITI WGBI    1.5 6.2 3.8 6.8 3.3 9.7 Jul-10

Total Equity 1,501,083,874 45.5 45.0        
Large Cap Comp 698,559,252 21.2 20.0 3.2 13.7 17.2 14.0 1.5 5.0 Dec-04

Rhumbline Advisors 124,607,493 3.8  2.2 13.5 18.0 13.6 1.5 8.5 Aug-94
S&P 500    2.3 13.5 18.0 13.6 1.3 8.4 Aug-94

J&W Seligman 114,496,796 3.5  4.5 10.2 16.9 12.7 1.6 7.8 Jan-97
Russell 1000 Value    2.2 12.2 17.3 12.1 -0.9 6.8 Jan-97

Zevenbergen Capital 55,263,086 1.7  5.5 5.8 1.3 12.2 3.1 9.5 Aug-94
Intech 60,894,744 1.8  3.6 17.3 17.2 16.9 3.3 4.1 Oct-06

Russell 1000 Growth    2.7 14.6 17.4 15.6 3.7 5.5 Oct-06
DE Shaw 130/30 94,539,471 2.9  2.1 16.0 22.1 -- -- 15.6 Oct-09

Russell 1000    2.4 13.4 17.3 13.8 1.5 12.7 Oct-09
DE Shaw Core Enhanced 160,594,860 4.9  2.2 15.3 20.0 -- -- 13.8 Oct-09
JP Morgan 130/30 88,162,802 2.7  4.2 15.8 18.2 -- -- 12.5 Oct-09

S&P 500    2.3 13.5 18.0 13.6 1.3 12.6 Oct-09
Small Cap Comp 176,098,985 5.3 5.0 5.6 12.4 17.1 16.8 4.9 7.8 Dec-04

The Boston Company 86,883,769 2.6  3.7 11.4 21.3 13.5 2.8 10.6 Sep-96
Russell 2000 Value    3.1 10.4 14.1 12.2 0.7 9.0 Sep-96

Westfield Capital Management 89,215,216 2.7  7.5 13.4 13.8 19.9 7.1 11.4 Sep-03
Russell 2000 Growth    3.6 10.8 12.7 15.5 2.9 6.9 Sep-03

Non-Us Equity 626,425,637 19.0 20.0 2.0 7.4 -1.3 4.3 -2.4 6.2 Aug-94
The Boston Company Int'l 149,004,394 4.5  3.3 3.2 -5.6 -1.2 -4.8 2.0 Jun-05
Panagora Asset Management 153,802,900 4.7  2.2 10.6 3.0 5.1 -3.1 5.0 Aug-94
Fisher 148,309,367 4.5  1.9 7.8 0.0 6.1 -2.1 1.8 Feb-06

MSCI EAFE    2.7 6.9 0.0 2.4 -4.8 0.0 Feb-06
Alliance EM 79,550,249 2.4  0.9 3.7 -9.5 3.9 -2.1 6.1 Oct-05
Vontobel 95,758,727 2.9  0.9 12.2 6.1 19.5 8.8 15.3 Oct-05

MSCI Emerging Markets    -0.3 5.6 -5.8 6.6 -0.4 7.8 Oct-05
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Total Fixed Income 992,732,953 30.1 31.0        
Core Fixed Income 489,961,011 14.9 16.0 0.3 5.1 7.6 7.7 7.7 6.4 Dec-04

SSgA Bond Market Index 92,653,967 2.8  0.1 3.9 5.8 6.6 6.7 6.4 Jun-00
Richmond Capital Management 168,896,274 5.1  0.2 5.0 8.0 8.0 7.7 7.1 Aug-94
Wells Asset Management 181,681,137 5.5  0.3 5.7 8.1 8.2 8.6 7.2 May-05
Loomis Sayles Bank Loan 46,729,633 1.4  0.7 5.9 10.8 7.1 -- 4.9 Sep-08

Barclays Aggregate    0.1 3.9 5.8 6.5 6.7 6.9 Sep-08
High Yield Income 236,228,434 7.2 6.0 0.7 9.1 13.6 13.2 8.8 8.1 Jan-06

Fountain Capital Management 169,443,589 5.1  1.0 10.0 15.2 13.8 9.1 8.2 Oct-01
Aladdin Credit Opportunities 40,297,440 1.2  0.0 7.3 7.0 -- -- 4.9 Jan-10
Golden Tree 16,508,976 0.5  0.0 6.1 7.1 -- -- 4.0 Mar-11

Barclays High Yield B    1.1 10.1 13.8 13.1 7.4 7.9 Mar-11
Perella Weinberg 9,978,428 0.3  0.0 7.1 21.9 -- -- 29.0 Jul-10

HFRI RV: Fixed Income-Asset Backed    1.4 10.7 10.4 12.6 9.7 10.6 Jul-10
Global Fixed Income 266,543,509 8.1 7.0 0.9 5.9 2.1 7.3 8.1 6.6 Jul-95

Loomis Sayles 203,603,509 6.2  1.1 5.3 2.0 7.3 8.2 8.0 Nov-99
Citigroup WGBI    0.7 2.1 0.0 4.6 6.7 6.1 Nov-99

Loomis Sayles Emerging Debt & Currencies 62,940,000 1.9  0.1 8.1 -- -- -- 4.1 Nov-11
JP Morgan GBI EM Global Diversified    -0.1 9.3 -1.0 9.7 9.5 4.0 Nov-11

New Fixed Income Mandate -- -- 2.0        
Total Alternative Assets 774,335,956 23.5 24.0        

Hedge Fund Composite 262,215,301 8.0 9.0 1.0 4.2 1.7 3.5 0.3 3.3 Nov-04
Mesirow Absolute Return Class J 54,067,219 1.6  1.0 4.4 3.4 3.1 -0.5 3.5 Nov-04
Ivy Maplewood Associates II LP 3,725,841 0.1         
Federal Street Offshore LTD 39,777,913 1.2  1.5 1.8 -1.6 1.5 -- -4.6 Nov-07
GAM 44,409,238 1.3  0.6 4.8 3.5 0.7 -- -2.5 Nov-07
Permal 60,555,392 1.8  0.9 5.7 1.5 7.1 -- 4.0 Nov-07
Entrust 59,679,698 1.8  1.0 -- -- -- -- -0.5 Apr-12

HFRI Fund of Funds Composite Index    0.7 2.5 -0.8 1.8 -1.4 -0.9 Apr-12
Cash 27,704,393 0.8 0.0 0.0 0.0 0.0 0.1 0.9 2.1 Oct-04

XXXXX



- Aladdin valued as of 7/31/2012.
- Perella Weinberg and Golden Tree valued as of 6/30/2012+/- subsequent calls/distributions.
- All hedge funds values are net of fees.
- Perella, Golden Tree, Ivy, PE & RE report on a quarterly basis.
- EMV and performance for Mesirow and Federal Street are estimated and preliminary.
- Ivy ending market value as of 6/30/2012 adjusted for subsequent distributions.
- Real Estate and Private Equity valuations are as of 3/31/2012.

PE/RE Summary
Quarter Ending March 31, 2012

Target Weight Weight in
Fund

Committed
Capital

Cumulative
Distribution

Contributed
Capital QTR Last Year Valuation

_

5.0% 5.5% Private Equity IRR $448,187,983 $280,682,084 $346,821,921 6.0% 8.8% $180,806,095
10.0% 10.1% Real Estate IRR $621,963,559 $346,309,141 $551,738,257 2.5% 13.0% $331,314,560
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